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LTC 70004F 05/31/03 206370853 8,980         136.58      268.64   136.58     19.01        30.19        19.01       29.15        107.58       29.15       2.58          38.05     2.58         5.79       0.86      6.56               -                
LTC 70145F 12/31/03 206364064 3,624         163.07      268.64   163.07     34.44        30.19        30.19       49.56        107.58       49.56       15.77        38.05     15.77       9.13       0.94      -                 2.91               
LTC 70093F 12/31/03 206190650 6,505         147.77      268.64   147.77     14.70        30.19        14.70       79.37        107.58       79.37       59.30        38.05     38.05       6.19       0.80      -                 3.84               
LTC 70120F 12/31/03 206301135 12,738       189.99      268.64   189.99     4.80          30.19        4.80         66.44        107.58       66.44       29.94        38.05     29.94       6.57       0.38      -                 -                
LTC 70087F 12/31/03 206190302 7,951         166.23      268.64   166.23     15.63        30.19        15.63       74.88        107.58       74.88       67.77        38.05     38.05       5.44       0.87      -                 2.09               
LTC 70113G 12/31/03 206190703 14,800       155.27      268.64   155.27     16.29        30.19        16.29       135.54      107.58       107.58     22.61        38.05     22.61       5.76       0.64      -                 0.52               
LTC 70071F 03/31/03 206190776 12,783       188.81      268.64   188.81     11.39        30.19        11.39       70.75        107.58       70.75       32.86        38.05     32.86       5.84       0.50      -                 1.64               
LTC 70134F 12/31/03 206301215 7,941         194.08      268.64   194.08     17.82        30.19        17.82       55.00        107.58       55.00       38.16        38.05     38.05       5.59       0.54      -                 3.18               
LTC 70091F 03/31/03 206190192 10,556       193.89      268.64   193.89     11.39        30.19        11.39       75.74        107.58       75.74       30.64        38.05     30.64       5.86       1.15      -                 1.89               
LTC 70109F 12/31/03 206190092 10,502       169.14      268.64   169.14     14.19        30.19        14.19       98.16        107.58       98.16       42.84        38.05     38.05       5.54       0.53      -                 1.75               
LTC 70079F 12/31/03 206190855 8,277         166.76      268.64   166.76     14.00        30.19        14.00       102.73      107.58       102.73     37.90        38.05     37.90       6.58       0.83      -                 0.64               
LTC 70116F 06/30/03 206190481 9,730         142.10      268.64   142.10     15.75        30.19        15.75       148.35      107.58       107.58     36.88        38.05     36.88       5.47       0.73      -                 0.73               
LTC 70096F 12/31/03 206105014 9,088         173.22      268.64   173.22     32.22        30.19        30.19       45.61        107.58       45.61       41.31        38.05     38.05       11.84     5.55      0.28               5.64               
LTC 70123F 12/31/03 206370717 11,508       187.81      268.64   187.81     20.74        30.19        20.74       149.97      107.58       107.58     22.16        38.05     22.16       5.44       1.24      -                 4.26               
LTC 70010H 12/31/03 206300039 10,467       209.96      268.64   209.96     13.93        30.19        13.93       78.43        107.58       78.43       38.05        38.05     38.05       7.23       1.04      -                 3.37               
LTC 70105F 12/31/03 206190653 11,759       199.44      268.64   199.44     8.38          30.19        8.38         107.58      107.58       107.58     42.61        38.05     38.05       6.52       1.41      -                 0.52               
LTC 70066G 12/31/03 206112227 3,599         223.78      268.64   223.78     22.80        30.19        22.80       51.41        107.58       51.41       33.64        38.05     33.64       5.88       1.33      -                 3.73               
LTC 70137F 12/31/03 206190190 5,428         227.46      268.64   227.46     20.42        30.19        20.42       81.28        107.58       81.28       29.50        38.05     29.50       5.78       1.39      -                 1.00               
LTC 70110G 12/31/03 206190700 9,975         208.02      268.64   208.02     11.40        30.19        11.40       94.84        107.58       94.84       30.75        38.05     30.75       5.84       0.62      -                 0.54               
LTC 70129F 12/31/03 206190350 5,103         237.33      268.64   237.33     19.96        30.19        19.96       90.57        107.58       90.57       53.01        38.05     38.05       5.67       1.14      -                 4.60               
LTC 70130F 12/31/03 206190706 4,517         217.04      268.64   217.04     24.10        30.19        24.10       121.26      107.58       107.58     52.66        38.05     38.05       6.08       0.92      -                 4.86               
LTC 70122F 12/31/03 206361332 8,957         274.94      268.64   268.64     6.59          30.19        6.59         91.98        107.58       91.98       53.85        38.05     38.05       5.68       0.40      -                 10.36             
LTC 70095F 12/31/03 206190786 8,477         267.06      268.64   267.06     12.56        30.19        12.56       92.88        107.58       92.88       53.69        38.05     38.05       6.30       1.20      -                 7.24               
LTC 70132F 06/30/03 206010953 4,185         237.34      268.64   237.34     36.14        30.19        30.19       159.78      107.58       107.58     47.33        38.05     38.05       6.20       2.81      -                 -                
LTC 70128F 12/31/03 206190375 6,868         249.84      268.64   249.84     20.52        30.19        20.52       125.73      107.58       107.58     60.04        38.05     38.05       5.92       0.93      -                 5.05               
LTC 70002F 06/30/03 206190021 17,028       292.39      268.64   268.64     29.68        30.19        29.68       77.22        107.58       77.22       40.47        38.05     38.05       6.52       1.41      -                 4.81               
LTC 70088F 12/31/03 206430789 8,436         235.66      268.64   235.66     25.29        30.19        25.29       62.51        107.58       62.51       31.97        38.05     31.97       6.57       0.74      -                 -                
LTC 70142F 12/31/03 206361350 3,689         328.17      268.64   268.64     24.85        30.19        24.85       107.92      107.58       107.58     58.17        38.05     38.05       5.60       1.61      -                 11.77             
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1.19             7.31      11.06      220.10        323.69           7.31 331.00              331.00        29.87          360.87         350.61            7.31 357.92          360.87       
1.69             7.31      14.77      295.35        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.81             7.31      12.21      311.05        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.70             7.31      11.97      318.11        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.66             7.31      11.69      322.86        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.68             7.31      11.51      328.17        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.67             7.31      16.01      335.77        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.83             7.31      16.95      339.33        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.66             7.31      16.42      344.94        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.63             7.31      12.59      347.90        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.66             7.31      11.90      349.32        371.44           7.31 378.75              378.75        29.87          408.62         397.71            7.31 405.02          408.62       
0.68             7.31      12.57      329.80        350.44           7.31 357.75              357.75        29.87          387.62         377.55            7.31 384.86          387.62       
0.65             7.31      15.44      333.79        344.87           7.31 352.18              352.18        29.87          382.05         371.79            7.31 379.10          382.05       
0.67             7.31      16.68      373.90        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.65             7.31      17.91      377.87        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.74             7.31      11.80      381.76        381.43           7.31 388.74              388.74        29.87          418.61         409.72            7.31 417.03          418.61       
0.61             7.31      18.50      368.99        366.32           7.31 373.63              373.63        29.87          403.50         393.43            7.31 400.74          403.50       
0.97             7.31      12.94      388.05        381.45           7.31 388.76              388.76        29.87          418.63         409.72            7.31 417.03          418.63       
0.64             7.31      12.16      372.12        359.94           7.31 367.25              372.12        29.87          402.00         386.86            7.31 394.17          402.00       
0.99             7.31      15.71      421.34        381.45           7.31 388.76              421.34        29.87          451.21         409.72            7.31 417.03          451.21       
0.97             7.31      16.24      423.16        381.45           7.31 388.76              423.16        29.87          453.03         409.72            7.31 417.03          453.03       
0.76             7.31      7.95        437.72        381.45           7.31 388.76              437.72        29.87          467.60         409.72            7.31 417.03          467.60       
0.93             7.31      17.15      450.68        381.45           7.31 388.76              450.68        29.87          480.55         409.72            7.31 417.03          480.55       
1.57             7.31      21.88      452.93        381.45           7.31 388.76              452.93        29.87          482.80         409.72            7.31 417.03          482.80       
0.83             7.31      16.82      452.86        381.45           7.31 388.76              452.86        29.87          482.73         409.72            7.31 417.03          482.73       
0.64             7.31      22.86      457.14        381.45           7.31 388.76              457.14        29.87          487.01         409.72            7.31 417.03          487.01       
0.70             7.31      19.58      390.33        308.35           7.31 315.66              390.33        29.87          420.20         335.46            7.31 342.77          420.20       
1.48             7.31      24.72      491.62        381.45           7.31 388.76              491.62        29.87          521.49         409.72            7.31 417.03          521.49       
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